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San Bernardino County Pool
Summary (as of 7/31/03)

Par Amortized Market Market % of Yield to Maturity Weighted Modified
Security Type Value Cost Value Portfolio At Cost Avg. Maturity Duration
Bankers Acceptances 0.00 0.00 0.00 0.0%
Certificates of Deposit 95,000,000.00 94,999,999.45 94,997,439.95 3.6% 1.02% 12 0.03
Collateralized CD 10,000,000.00 10,000,000.00 10,004,460.00 0.4% 1.30% 89 0.24
Commercial Paper 295,000,000.00 294,888,114.20 294,879,306.35 11.2% 1.09% 13 0.04
Corporate Notes 132,338,000.00 133,798,745.38 134,027,388.65 5.1% 2.13% 201 0.53
Federal Agencies 1,626,946,000.00 1,643,406,080.84 1,655,193,424.79 62.5% 2.64% 441 0.95
Money Market Funds 41,000,000.00 41,000,000.00 41,000,000.00 1.6% 0.95% 48 0.13
Municipal Debt 11,750,000.00 12,015,185.05 12,826,417.50 0.5% 5.48% 732 1.92
Repurchase Agreements 400,000,000.00 400,000,000.00 400,000,525.00 15.1% 1.12% 1 0.003
U.S. Treasuries 0.00 0.00 0.00 0.0%
Total Securities 2,612,034,000.00 2,630,108,124.92 2,642,928,962.24 100.0% 2.13% 292 0.64

Cash Balance
Total Investments

Accrued Interest
Total Portfolio

71,649,209.28

71,649,209.28

71,649,209.28

2,683,683,209.28

2,701,757,334.20

16,015,120.37

2,714,578,171.52

16,015,120.37

2,683,683,209.28

2,717,772,454.57

2,730,593,291.89

1. Yield for the money market funds is a weighted average of the month-end yields for the Federated Government, Federated Prime, and Goldman Sachs Prime Obligations funds

2. Statistics for the total portfolio include money market funds
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San Bernardino County Pool
Sector Distribution (as of 7/31/03)

Corporate Notes

5.1% Federal Agencies
. 62.5%
Commercial Paper
11.2%
Collateralized CD
0.4%
Certificates of Deposit
3.6%
Repurchase Agreements Money Market Funds
15.1% Municipal Debt 167
0.5%
Sector Market Value
Bankers Acceptance 0.00

Certificates of Deposit 94,997,439.95

Collateralized CD

Commercial Paper

Corporate Note
Federal Agencies

Money Market Funds

Municipal Debt

Repurchase Agreement

U.S. Treasuries

10,004,460.00
294,879,306.35
134,027,388.65
1,655,193,424.79
41,000,000.00
12,826,417.50
400,000,525.00
0.00
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San Bernardino County Pool
Credit Quality Distribution (as of 7/31/03)

A-1+
23%

AAA
67%

3%

Credit Rating

Market Value

A-1+ (Short-Term)
A-1 (Short-Term)
AAA (Long-Term)
AA (Long-Term)

594,904,236.30
194,973,035.00
1,766,544,787.29
86,506,903.65
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San Bernardino County Pool
Maturity Range Distribution (as of 7/31/03)

$600,000—
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205,038
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* Maturity range distribution assumes no securities are called
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San Bernardino County Pool
Portfolio Yield Summary

Yield to Maturity

Month At Cost
July 2002 3.50%
August 2002 3.35%
September 2002 3.28%
October 2002 3.24%
November 2002 3.06%
December 2002 2.85%
January 2003 2.77%
February 2003 2.54%
March 2003 2.56%
April 2003 2.45%
May 2003 2.29%
June 2003 2.26%
July 2003 2.13%

1. Gross yields not including non-earning assets (compensating bank balances) or administrative costs for management of the pool
2. All historical yields restated to include money market funds



